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DESCRIPTION ASSET CATEGORY MATURITY DATE PAR VALUE ORIGINAL COST AMORTIZED COST MARKET VALUE

BNP PARIBAS TERM REPURCHASE AGREEMENT 1/2/2020 226,000,000.00      226,000,000.00      226,000,000.00         226,000,000.00      

BNP PARIBAS TERM REPURCHASE AGREEMENT 6/22/2020 35,000,000.00        35,000,000.00        35,000,000.00            35,000,000.00        

FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 11/12/2021 25,000,000.00        25,000,000.00        25,000,000.00            25,000,000.00        

REPO BANK OF AMERICA TERM REPURCHASE AGREEMENT 6/15/2020 270,000,000.00      270,000,000.00      270,000,000.00         270,000,000.00      

CITIBANK COLLATERALIZED DEPOSIT ACCOUNT 1/1/2020 60,970,629.75        60,970,629.75        60,970,629.75            60,970,629.75        

ISRAEL ST FLOATING RATE NOTE 4/1/2020 10,000,000.00        10,000,000.00        10,000,000.00            10,000,000.00        

OZARK BANK COLLATERALIZED DEPOSIT ACCOUNT 1/1/2020 142,991.35              142,991.35              142,991.35                 142,991.35              

SERVIS FIRST BANK COLLATERALIZED DEPOSIT ACCOUNT 1/2/2020 23,925,984.99        23,925,984.99        23,925,984.99            23,925,984.99        

HSBC REPO TERM REPURCHASE AGREEMENT 1/2/2020 36,000,000.00        36,000,000.00        36,000,000.00            36,000,000.00        

HSBC REPO TERM REPURCHASE AGREEMENT 4/20/2020 100,000,000.00      100,000,000.00      100,000,000.00         100,000,000.00      

REPO MORGAN STANLEY TERM REPURCHASE AGREEMENT 1/2/2020 297,000,000.00      297,000,000.00      297,000,000.00         297,000,000.00      

RBC REPO TERM REPURCHASE AGREEMENT 1/2/2020 2,000,000.00           2,000,000.00           2,000,000.00              2,000,000.00           

PNC BANK NON-COLLATERALIZED BANK DEPOSIT 1/2/2020 1,093,175.17           1,093,175.17           1,093,175.17              1,093,175.17           

SUN TRUST REPO NON-COLLATERALIZED BANK DEPOSIT 1/2/2020 169,853,580.32      169,853,580.32      169,853,580.32         169,853,580.32      

WELLS FARGO BANK NON-COLLATERALIZED BANK DEPOSIT 1/2/2020 5,110,161.34           5,110,161.34           5,110,161.34              5,110,161.34           

SUN TRUST REPO TERM REPURCHASE AGREEMENT 1/10/2020 100,000,000.00      100,000,000.00      100,000,000.00         100,000,000.00      

BBT DEPOSIT COLLATERALIZED DEPOSIT ACCOUNT 1/2/2020 1,523,590.13           1,523,590.13           1,523,590.13              1,523,590.13           

FREDDIE MAC FIXED RATE BOND 1/17/2020 10,860,000.00        10,745,328.83        10,855,094.28            10,855,094.21        

WELLS FARGO BANK NA TERM REPURCHASE AGREEMENT 6/1/2020 324,000,000.00      324,000,000.00      324,000,000.00         324,000,000.00      

WELLS FARGO BANK NA TERM REPURCHASE AGREEMENT 6/8/2020 197,000,000.00      197,000,000.00      197,000,000.00         197,000,000.00      

FHLMC MULTIFAMILY STRUCTURED P CMBS 4/25/2021 12,299.95                12,627.62                12,384.40                   12,384.41                

FHLMC MULTIFAMILY STRUCTURED P CMBS 4/25/2021 3,556.62                  3,651.37                  3,581.05                     3,581.04                  

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 11/1/2029 698,349.09              747,697.26              735,891.70                 735,891.69              

AMER AIRLN PT TRS 11 1 CORPORATE 7/31/2022 346,885.30              377,237.77              360,264.83                 360,303.70              

COMM MORTGAGE TRUST CMBS 8/10/2047 23,495.04                24,423.83                24,328.66                   24,328.66                

AMER AIRLN PT TRS 11 1 CORPORATE 7/31/2022 40,704.09                44,347.11                42,317.50                   42,278.63                

WORLD OMNI AUTO RECEIVABLES TR ASSET-BACKED SECURITY 2/15/2022 348,182.78              348,093.71              348,147.87                 348,147.87              

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 4/1/2028 396,804.93              437,640.40              426,429.55                 426,429.55              

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 5/1/2028 450,137.86              500,057.44              486,123.29                 486,123.29              

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 7/1/2030 620,086.19              652,277.39              645,513.91                 645,513.91              

GEORGIA FUND 1+ INVESCO LGIP 7/1/2058 3,563,172.25           3,563,172.25           3,563,172.25              3,563,172.25           

CNH EQUIPMENT TRUST ASSET-BACKED SECURITY 12/15/2021 370,589.18              370,514.57              370,560.67                 370,560.67              

BANK OF MONTREAL- CERTIFICATE OF DEPOSIT 3/2/2020 10,000,000.00        10,000,000.00        10,000,000.00            10,000,000.00        

MERCEDES BENZ AUTO RECEIVABLES ASSET-BACKED SECURITY 4/15/2021 2,776,718.17           2,776,624.59           2,776,673.97              2,776,673.85           

BANK OF AMERICA, N.A. CERTIFICATE OF DEPOSIT 1/9/2020 5,000,000.00           5,000,000.00           5,000,000.00              5,000,000.00           

BANK OF AMERICA, N.A. CERTIFICATE OF DEPOSIT 6/1/2020 19,000,000.00        19,000,000.00        19,000,000.00            19,000,000.00        

BANK OF MONTREAL- CERTIFICATE OF DEPOSIT 5/14/2020 10,000,000.00        10,001,160.00        10,000,435.41            10,000,435.41        

BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT 5/8/2020 16,000,000.00        16,000,000.00        16,000,000.00            16,000,000.00        

CAN AST + CAN LTD JT COMMERCIAL PAPER 4/3/2020 8,500,000.00           8,445,269.44           8,458,279.16              8,458,279.16           

CMWTH BK OF AUS NY B CERTIFICATE OF DEPOSIT 2/14/2020 5,000,000.00           5,000,000.00           5,000,000.00              5,000,000.00           

DG BANK NY BRANCH CERTIFICATE OF DEPOSIT 3/4/2020 14,000,000.00        14,000,000.00        14,000,000.00            14,000,000.00        

MUFG BK LTD N Y BRH DISC COML CERTIFICATE OF DEPOSIT 5/29/2020 10,000,000.00        10,011,278.36        10,005,834.99            10,005,834.99        

SUMITOMO MITSUI BKG CORP CERTIFICATE OF DEPOSIT 4/17/2020 6,000,000.00           5,999,996.83           5,999,998.14              5,999,998.14           
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WESTPAC BKING CORP N CERTIFICATE OF DEPOSIT 3/13/2020 9,000,000.00           9,000,963.00           9,000,330.17              9,000,330.17           

CHEVRON CORP CORPORATE 3/3/2020 13,425,000.00        13,417,616.25        13,422,788.44            13,422,752.66        

TORONTO-DOMINION CERTIFICATE OF DEPOSIT 6/8/2020 15,000,000.00        15,000,000.00        15,000,000.00            15,000,000.00        

TOYOTA MOTOR CREDIT COMMERCIAL PAPER 1/6/2020 15,000,000.00        15,000,000.00        15,000,000.00            15,000,000.00        

CIESCO LLC COMMERCIAL PAPER 1/14/2020 20,000,000.00        19,780,588.89        19,984,327.78            19,984,327.78        

CITIGROUP GLOBAL MKTS INC S COMMERCIAL PAPER 2/4/2020 10,000,000.00        9,840,722.22           9,977,805.55              9,977,805.55           

KELLS FDG LLC COMMERCIAL PAPER 4/6/2020 15,000,000.00        14,898,250.00        14,926,000.00            14,926,000.00        

MONT BLANC CAPTL COR COMMERCIAL PAPER 4/7/2020 25,000,000.00        24,836,805.56        24,873,361.11            24,873,361.11        

NIEUW AMSTERDAM RECV COMMERCIAL PAPER 1/15/2020 23,300,000.00        23,041,555.00        23,280,065.56            23,280,065.56        

DAIMLER FINANCE NA LLC CORPORATE 1/6/2020 23,385,000.00        23,387,408.30        23,385,098.32            23,385,117.86        

JOHN DEERE CAPITAL CORP CORPORATE 3/13/2020 15,000,000.00        15,025,311.75        15,008,516.10            15,008,634.30        

LMA SA LMA AMERICAS COMMERCIAL PAPER 5/13/2020 15,000,000.00        14,859,137.50        14,894,154.17            14,894,154.17        

LONGSHIP FUNDING DAC CORPORATE 1/10/2020 10,000,000.00        9,974,138.89           9,995,250.00              9,995,250.00           

NATIXIS  NY CORPORATE 9/4/2020 14,500,000.00        14,500,000.00        14,500,000.00            14,500,000.00        

MIZUHO BANK LTD CERTIFICATE OF DEPOSIT 2/7/2020 8,375,000.00           8,376,438.69           8,375,806.54              8,375,806.54           

HSBC BANK USA NA CERTIFICATE OF DEPOSIT 1/2/2020 25,000,000.00        25,000,000.00        25,000,000.00            25,000,000.00        

AMERICAN EXPRESS CREDIT CORPORATE 5/26/2020 14,514,000.00        14,506,162.44        14,510,739.93            14,510,717.51        

APPLE INC CORPORATE 5/6/2020 6,872,000.00           6,857,019.04           6,866,297.28              6,866,251.98           

APPLE INC CORPORATE 5/11/2020 7,254,000.00           7,224,838.92           7,242,630.65              7,242,543.83           

BANK OF NY MELLON CORP CORPORATE 2/24/2020 5,640,000.00           5,632,203.92           5,638,382.93              5,640,130.46           

BENNINGTON SARK CAP CO COMMERCIAL PAPER 2/21/2020 19,000,000.00        18,906,731.09        18,949,396.65            18,949,396.65        

BMW US CAPITAL LLC CORPORATE 4/6/2020 11,405,000.00        11,400,780.15        11,403,453.79            11,403,437.63        

CAN AST + CAN LTD JT COMMERCIAL PAPER 2/4/2020 10,000,000.00        9,951,444.40           9,982,055.54              9,982,055.54           

CAN AST + CAN LTD JT COMMERCIAL PAPER 3/6/2020 6,500,000.00           6,465,333.36           6,477,466.68              6,477,466.68           

COLLATERALIZED CP FLEX COMMERCIAL PAPER 5/13/2020 15,000,000.00        14,856,649.95        14,895,816.63            14,895,816.63        

CROWN POINT CAP CO. COMMERCIAL PAPER 9/4/2020 15,500,000.00        15,500,000.00        15,500,000.00            15,500,000.00        

GOLDMAN SACHS BANK USA CORPORATE 6/5/2020 14,000,000.00        14,129,360.00        14,058,834.29            14,059,211.32        

GREAT BRDGE CPTL CO LL COMMERCIAL PAPER 2/10/2020 10,000,000.00        9,951,111.10           9,977,777.77              9,977,777.77           

HONDA AUTO RECEIVABLES OWNER T ASSET-BACKED SECURITY 11/22/2021 15,580,562.35        15,586,039.89        15,585,079.03            15,585,085.54        

INTEL CORP CORPORATE 7/29/2020 20,000,000.00        20,097,400.00        20,057,294.12            20,057,566.80        

JACKSON NATL LIFE GLOBAL CORPORATE 1/30/2020 7,010,000.00           7,005,864.10           7,009,436.90              7,009,417.47           

JACKSON NATL LIFE GLOBAL CORPORATE 4/27/2020 17,500,000.00        17,530,030.00        17,512,175.22            17,512,279.23        

LMA SA LMA AMERICAS COMMERCIAL PAPER 4/21/2020 7,000,000.00           6,950,611.08           6,956,833.31              6,956,833.31           

NISSAN AUTO RECEIVABLES OWNER ASSET-BACKED SECURITY 4/18/2022 20,007,822.41        20,038,303.08        20,033,754.19            20,033,784.96        

PNC BANK NA CORPORATE 5/19/2020 6,600,000.00           6,593,994.00           6,597,007.76              6,596,986.18           

PNC FINANCIAL SERVICES CORPORATE 2/8/2020 5,023,000.00           5,115,423.20           5,035,366.49              5,035,691.92           

STATE STREET CORP CORPORATE 8/18/2020 4,500,000.00           4,539,735.00           4,524,113.59              4,524,218.42           

BANK OF MONTREAL- CERTIFICATE OF DEPOSIT 7/10/2020 10,000,000.00        9,999,994.90           9,999,997.32              9,999,997.32           

BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT 1/24/2020 4,000,000.00           4,000,739.20           4,000,063.92              4,000,063.92           

CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT 7/1/2020 10,000,000.00        10,000,000.00        10,000,000.00            10,000,000.00        

CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT 9/1/2020 4,000,000.00           4,000,000.00           4,000,000.00              4,000,000.00           

CMWTH BK OF AUS NY B CERTIFICATE OF DEPOSIT 7/9/2020 15,000,000.00        15,000,000.00        15,000,000.00            15,000,000.00        

CREDIT IND ET CM NY CERTIFICATE OF DEPOSIT 4/24/2020 3,100,000.00           3,099,418.38           3,099,481.99              3,099,481.99           
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NATL AUSTRALIA BK LT CERTIFICATE OF DEPOSIT 2/10/2020 5,000,000.00           4,999,509.22           4,999,892.14              4,999,892.14           

SUMITOMO MITSUI TRUST NY CERTIFICATE OF DEPOSIT 1/31/2020 24,500,000.00        24,500,000.00        24,500,000.00            24,500,000.00        

SVENSKA HANDLSBNKN A CERTIFICATE OF DEPOSIT 7/15/2020 9,000,000.00           9,000,000.00           9,000,000.00              9,000,000.00           

TORONTO-DOMINION CERTIFICATE OF DEPOSIT 6/30/2020 15,000,000.00        15,000,000.00        15,000,000.00            15,000,000.00        

MIZUHO SECURITIES USA LL CORPORATE 2/7/2020 15,000,000.00        15,000,000.00        15,000,000.00            15,000,000.00        

AUSTR & NEW ZEALND B CERTIFICATE OF DEPOSIT 3/31/2020 15,000,000.00        15,000,000.00        15,000,000.00            15,000,000.00        

BANCO DEL ESTADO DE CHILE CERTIFICATE OF DEPOSIT 1/2/2020 15,000,000.00        15,000,000.00        15,000,000.00            15,000,000.00        

BANCO DEL ESTADO DE CHILE CERTIFICATE OF DEPOSIT 4/15/2020 3,000,000.00           3,000,000.00           3,000,000.00              3,000,000.00           

CROWN POINT CAP CO. COMMERCIAL PAPER 4/16/2020 9,500,000.00           9,500,000.00           9,500,000.00              9,500,000.00           

DG BANK NY BRANCH CERTIFICATE OF DEPOSIT 2/27/2020 10,000,000.00        10,000,000.00        10,000,000.00            10,000,000.00        

GREAT BRDGE CPTL CO LL COMMERCIAL PAPER 1/24/2020 10,000,000.00        9,948,686.10           9,987,030.55              9,987,030.55           

GREAT BRDGE CPTL CO LL COMMERCIAL PAPER 3/16/2020 4,000,000.00           3,979,500.00           3,982,916.67              3,982,916.67           

MITSUBISHI TST&BNK C CERTIFICATE OF DEPOSIT 2/7/2020 11,000,000.00        11,000,000.00        11,000,000.00            11,000,000.00        

NATL AUSTRALIA BK LT CERTIFICATE OF DEPOSIT 12/11/2020 12,900,000.00        12,900,000.00        12,900,000.00            12,900,000.00        

RIDGEFIELD FUNDING CO COMMERCIAL PAPER 5/5/2020 25,000,000.00        25,000,000.00        25,000,000.00            25,000,000.00        

SVENSKA HANDLSBNKN A CERTIFICATE OF DEPOSIT 4/2/2020 15,000,000.00        15,000,000.00        15,000,000.00            15,000,000.00        

ROYAL BK OF CANADA CERTIFICATE OF DEPOSIT 4/24/2020 5,000,000.00           5,000,000.00           5,000,000.00              5,000,000.00           

ROYAL BK OF CANADA CERTIFICATE OF DEPOSIT 7/1/2020 15,000,000.00        15,000,000.00        15,000,000.00            15,000,000.00        

SUMITOMO MITSUI BKG CORP CERTIFICATE OF DEPOSIT 4/6/2020 15,000,000.00        15,000,000.00        15,000,000.00            15,000,000.00        

GEORGIA FUND 1+ INVESCO LGIP 7/1/2058 1,727,184.63           1,727,184.63           1,727,184.63              1,727,184.63           

CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT 1/24/2020 4,900,000.00           4,900,000.00           4,900,000.00              4,900,000.00           

CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT 10/15/2020 2,000,000.00           2,000,000.00           2,000,000.00              2,000,000.00           

BANK OF NY MELLON CORP CORPORATE 2/24/2020 9,000,000.00           9,006,210.00           9,001,949.65              9,000,208.17           

MICROSOFT CORP CORPORATE 2/6/2020 11,450,000.00        11,412,115.00        11,444,445.94            11,444,291.60        

2,813,599,663.89   2,812,432,840.02   2,813,215,523.98      2,813,216,487.00   

UNAUDITED


